
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
RETIREE HEALTH INSURANCE  FUND

SCHEDULES OF INVESTED ASSETS

and 2006

2007 2006

Major Medical Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 83,296,751 $ 77,744,534

Marketable debt securities
Intermediate-term Fixed Income Pool -                               0
Broad Market Fixed Income Pool -                               70,386,041
SOA International Equity Pool -                               10,455,165            
Non-retirement Domestic Equity Pool -                               24,506,411            

Income receivable 199,038 313,712

Total Major Medical assets 83,495,789 183,405,863

Long Term Care Investments (At Fair Value)
Cash and Cash Equivalents

Short-term Fixed Income Pool 1,950,000 2,335,698

Marketable Debt and Equity Securities
Broad Market Fixed Income Pool 54,235,250 47,182,579
Non-retirement Domestic Equity Pool 79,152,888 67,707,219
EAFE International Equity Pool 7,006,613  - 
SOA International Equity Pool 28,928,810 28,768,987

Income Receivable 2,191 7,826

Total Long Term Care Assets 171,275,751 146,002,309

Total Invested Assets $ 254,771,540 $ 329,408,172

November 30, 2007
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CURRENT YEAR TO
MONTH DATE

Investment Income
Earned by Major Medical Assets

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 199,038 $ 2,274,521

Marketable Debt Securities
Intermediate-term Fixed Income Pool -                              -                           
Broad Market Fixed Income Pool -                              670,006                
SOA International Equity Pool -                              (285,639)              

Commission Recapture - International -                              -                           
Non-retirement Domestic Equity Pool -                              (735,868)

Total Income (Loss) Accruing to Major Medical Assets 199,038 1,923,020

Earned by Long Term Care Assets
Cash and Cash Equivalents

Short-term Fixed Income Pool 2,190 36,623

Marketable Debt and Equity Securities
Broad Market Fixed Income Pool 841,475 2,615,768
EAFE International Equity Pool (236,501) 289,338
SOA International Equity Pool (222,701) 1,239,358

Commission Recapture - International -                              -                           
Non-retirement Domestic Equity Pool (3,679,075) (1,009,549)

Total Income (Loss) Accruing to Long Term Care Assets (3,294,612) 3,171,538

Total Investment Income (3,095,574) 5,094,558

Total Invested Assets, Beginning of Period 288,499,741 370,342,415

Net Contributions (Withdrawals) (30,632,627)            (120,665,433)

Total Invested Assets, End of Period $ 254,771,540 $ 254,771,540

AND CHANGES IN INVESTED  ASSETS

For the Period Ended November 30, 2007

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
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SCHEDULE OF INVESTMENT INCOME

Page 2



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

RETIREE HEALTH INSURANCE  FUND
Asset Allocation Policy with Actual Investment Holdings as of 11/30/2007

(Stated in Thousands)

Asset Allocation Policy Effective July 1, 2007.

Fund established 7/1/98 Market Values Current Allocation
Current 

Variance

AY 03  Major Medical Policy Range

Cash and cash equivalents

Short-term Fixed Income Pool 100.00% 100.00% 83,297 100.00% N/A
Total cash and cash equivalents 83,297 100.00% N/A

Total investments  AY 03 Major Medical 100.00% 83,297 100.00% 0.00%

Income Receivable 199

Total Invested Assets At Fair Value - Maj Med 83,496

AY 11 Long Term Care Notes Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool 1.00% 0%-2% 1,950 1.14% -0.14%
Total cash and cash equivalents 1.00% 1,950 1.14% -0.14%

Marketable debt securities
Broad Market Fixed Income Pool 28.00% 18%-38% 54,235 31.67% -3.67%

Total Marketable debt securities 28.00% 54,235 31.67% -3.67%

Equities
SOA Int'l Equity Pool 28,929
EAFE Int'l Equity Pool 7,007

Total Int'l Equity 21.00% 17%-25% 35,935 20.98% 0.02%

Non-retirement Domestic Equity Pool 50.00% 40%-50% 79,153 46.21% 3.79%

Total investments  AY 11 Long Term Care 100.00% 171,274 79.02% 0.00%

Income Receivable 2
Total Invested Assets At Fair Value - LTC 171,276

Total Invested Assets at Fair Value 254,772

* Policy change is effective as soon as possible after 6/12/07, AY03 will be 100% Short Term Fixed Income Pool

Asset Allocation 


